Statistics on noise covariance matrix for covariance fitting-based compressive sensing direction-of-arrival estimation algorithm: For use with optimization via regularization.
A covariance fitting algorithm for the estimation of direction-of-arrivals of multiple incident signals is addressed in this paper. The scheme takes advantage of the fact that the incident signals are spatially sparse. A previous study has presented the regularization parameters of the covariance fitting for a very large number of snapshots. In this paper, a strategy on how to determine the regularization constant of the covariance fitting for a general number of snapshots is presented. The strategy essentially exploits the norm of the noise covariance matrix. The proposed algorithm has been validated via numerical simulations.